Hol dll‘lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: May 31, 2017 View Date: June 8, 2017
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
CASH
US DOLLAR Exchange Rate: 1.000000
uUsD US DOLLAR
-26,183,880.230 Local 1.000000 -26,183,880.23 1.000000 -26,183,880.23 0.00 1.68
Base 1.000000 -26,183,880.23 1.000000 -26,183,880.23 0.00 1.68
US DOLLAR Total
-26,183,880.230  Local -26,183,880.23 -26,183,880.23 0.00 1.68
Base -26,183,880.23 -26,183,880.23 0.00 1.68
CASH Total
-26,183,880.230 Base -26,183,880.23 -26,183,880.23 0.00 1.68
CASH EQUIVALENT
US DOLLAR Exchange Rate: 1.000000
03785DUA2 APPLE INC 0.91 10 Jul 2017
25,000,000.000 Local 99.901417 24,975,354.16 99.901417 24,975,354.16 0.00 1.60
Base 99.901417 24,975,354.16 99.901417 24,975,354.16 0.00 1.60
04249KTL2 ARMY & AIR FORCE EXCHA 0.86 20 Jun 2017
20,000,000.000 Local 99.954611 19,990,922.22 99.954611 19,990,922.22 0.00 1.28
Base 99.954611 19,990,922.22 99.954611 19,990,922.22 0.00 1.28
04821TTGO ATLANTIC ASSET SECUR 1.14 16 Jun 2017
25,000,000.000 Local 99.952500 24,988,125.00 99.952500 24,988,125.00 0.00 1.60
Base 99.952500 24,988,125.00 99.952500 24,988,125.00 0.00 1.60
06406WT97 BANK NEW YORK MELLON CORP 1.0 09 Jun 2017
40,000,000.000 Local 99.977778 39,991,111.11 99.977778 39,991,111.11 0.00 2.57
Base 99.977778 39,991,111.11 99.977778 39,991,111.11 0.00 257
06538BTM5 BANK TOKYO MIT UFJ NY 0.99 21 Jun 2017
30,000,000.000 Local 99.945000 29,983,500.00 99.945000 29,983,500.00 0.00 1.93
Base 99.945000 29,983,500.00 99.945000 29,983,500.00 0.00 1.93
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: May 31, 2017 View Date: June 8, 2017
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
19121AT92 COCA-COLA COMPANY 0.92 09 Jun 2017
15,000,000.000 Local 99.979556 14,996,933.33 99.979556 14,996,933.33 0.00 0.96
Base 99.979556 14,996,933.33 99.979556 14,996,933.33 0.00 0.96
19121ATL5 COCA-COLA COMPANY 0.87 20 Jun 2017
24,500,000.000 Local 99.954083 24,488,750.42 99.954083 24,488,750.42 0.00 1.57
Base 99.954083 24,488,750.42 99.954083 24,488,750.42 0.00 1.57
19121AV73 COCA-COLA COMPANY 0.98 07 Aug 2017
15,000,000.000 Local 99.817611 14,972,641.66 99.817611 14,972,641.66 0.00 0.96
Base 99.817611 14,972,641.66 99.817611 14,972,641.66 0.00 0.96
2063C0T69 CONCORD MIN CPTL CO 1.15 06 Jun 2017
25,000,000.000 Local 99.984028 24,996,006.94 99.984028 24,996,006.94 0.00 1.61
Base 99.984028 24,996,006.94 99.984028 24,996,006.94 0.00 1.61
2063COVMA1 CONCORD MIN CPTL CO 1.18 21 Aug 2017
20,000,000.000 Local 99.734500 19,946,900.00 99.734500 19,946,900.00 0.00 1.28
Base 99.734500 19,946,900.00 99.734500 19,946,900.00 0.00 1.28
21684BP65 COOPERATIEVE CENTRALE 1.55289 25 Sep 2017
2,500,000.000 Local 100.000000 2,500,000.00 100.000000 2,500,000.00 0.00 0.16
Base 100.000000 2,500,000.00 100.000000 2,500,000.00 0.00 0.16
2284K0UX1 CROWN POINT CAP CO. 1.1 31 Jul 2017
45,000,000.000 Local 99.816667 44,917,499.99 99.816667 44,917,499.99 0.00 2.88
Base 99.816667 44,917,499.99 99.816667 44,917,499.99 0.00 2.88
24023GT98 DCAT, LLC 1.24 09 Jun 2017
20,000,000.000 Local 99.972444 19,994,488.89 99.972444 19,994,488.89 0.00 1.28
Base 99.972444 19,994,488.89 99.972444 19,994,488.89 0.00 1.28
24023GUH8 DCAT, LLC 1.36 17 Jul 2017
14,900,000.000  Local 99.826222 14,874,107.11 99.826222 14,874,107.11 0.00 0.96
Base 99.826222 14,874,107.11 99.826222 14,874,107.11 0.00 0.96
36253WAA5 GM FINANCIAL AUTOMOBILE LEASI 03/18 1 1.0 20 Mar 2018
36,050,000.000 Local 100.000000 36,050,000.00 100.000410 36,050,147.81 147.81 2.31
Original Face: 36,050,000.000 Base 100.000000 36,050,000.00 100.000410 36,050,147.81 147.81 2.31
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: May 31, 2017 View Date: June 8, 2017
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
36960LTU9 GENERAL ELECTRIC CO 0.88 28 Jun 2017
35,000,000.000 Local 99.934000 34,976,900.00 99.934000 34,976,900.00 0.00 2.25
Base 99.934000 34,976,900.00 99.934000 34,976,900.00 0.00 2.25
38346LT22 GOTHAM FDG CORP 0.98 02 Jun 2017
20,000,000.000 Local 99.997278 19,999,455.56 99.997278 19,999,455.56 0.00 1.28
Base 99.997278 19,999,455.56 99.997278 19,999,455.56 0.00 1.28
38346LTS5 GOTHAM FDG CORP 0.98 26 Jun 2017
25,000,000.000 Local 99.931944 24,982,986.11 99.931944 24,982,986.11 0.00 1.60
Base 99.931944 24,982,986.11 99.931944 24,982,986.11 0.00 1.60
4523ELT21 ILLINOIS TOOL WORKS INC 0.84 02 Jun 2017
18,000,000.000 Local 99.997667 17,999,580.00 99.997667 17,999,580.00 0.00 1.16
Base 99.997667 17,999,580.00 99.997667 17,999,580.00 0.00 1.16
45856WVNG6 INTERCONTINENTAL EXCHANGE 1.0 22 Aug 2017
3,500,000.000 Local 99.772222 3,492,027.78 99.772222 3,492,027.78 0.00 0.22
Base 99.772222 3,492,027.78 99.772222 3,492,027.78 0.00 0.22
48803TDT8 KELLS FDG LLC 1.12 10 Aug 2017
25,000,000.000 Local 99.782222 24,945,555.55 99.782222 24,945,555.55 0.00 1.60
Base 99.782222 24,945,555.55 99.782222 24,945,555.55 0.00 1.60
53245PT57 ELI LILLY & COMPANY 0.81 05 Jun 2017
35,000,000.000 Local 99.991000 34,996,850.00 99.991000 34,996,850.00 0.00 2.25
Base 99.991000 34,996,850.00 99.991000 34,996,850.00 0.00 2.25
59515MTT2 MICROSOFT CORP 0.88 27 Jun 2017
25,000,000.000 Local 99.936444 24,984,111.11 99.936444 24,984,111.11 0.00 1.60
Base 99.936444 24,984,111.11 99.936444 24,984,111.11 0.00 1.60
59515MUTO MICROSOFT CORP 0.89 27 Jul 2017
25,000,000.000 Local 99.861556 24,965,388.89 99.861556 24,965,388.89 0.00 1.60
Base 99.861556 24,965,388.89 99.861556 24,965,388.89 0.00 1.60
63743CT78 NATL RURAL UTIL COOP 0.87 07 Jun 2017
10,000,000.000 Local 99.985500 9,998,550.00 99.985500 9,998,550.00 0.00 0.64
Base 99.985500 9,998,550.00 99.985500 9,998,550.00 0.00 0.64
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: May 31, 2017 View Date: June 8, 2017
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
63743CTD5 NATL RURAL UTIL COOP 0.86 13 Jun 2017
20,000,000.000 Local 99.971333 19,994,266.67 99.971333 19,994,266.67 0.00 1.28
Base 99.971333 19,994,266.67 99.971333 19,994,266.67 0.00 1.28
64105GTKO NESTLE CAP CORP 0.87 19 Jun 2017
25,000,000.000 Local 99.956500 24,989,125.00 99.956500 24,989,125.00 0.00 1.60
Base 99.956500 24,989,125.00 99.956500 24,989,125.00 0.00 1.60
66844CTE4 NORTHWESTERN UNIVERS 0.97 14 Jun 2017
14,250,000.000  Local 99.964972 14,245,008.54 99.964972 14,245,008.54 0.00 0.91
Base 99.964972 14,245,008.54 99.964972 14,245,008.54 0.00 0.91
66844CUQ5 NORTHWESTERN UNIVERS 1.05 24 Jul 2017
25,000,000.000 Local 99.845417 24,961,354.17 99.845417 24,961,354.17 0.00 1.60
Base 99.845417 24,961,354.17 99.845417 24,961,354.17 0.00 1.60
67983TT55 OLD LINE FUNDING LLC 1.06 05 Jun 2017
23,000,000.000 Local 99.988222 22,997,291.11 99.988222 22,997,291.11 0.00 1.48
Base 99.988222 22,997,291.11 99.988222 22,997,291.11 0.00 1.48
67983TTUO OLD LINE FUNDING LLC 1.1 28 Jun 2017
20,000,000.000 Local 99.917500 19,983,500.00 99.917500 19,983,500.00 0.00 1.28
Base 99.917500 19,983,500.00 99.917500 19,983,500.00 0.00 1.28
71344TTG7 PEPSICO INC 0.81 16 Jun 2017
20,000,000.000 Local 99.966250 19,993,250.00 99.966250 19,993,250.00 0.00 1.28
Base 99.966250 19,993,250.00 99.966250 19,993,250.00 0.00 1.28
71708ET70 PFIZER INC 0.84 07 Jun 2017
12,300,000.000 Local 99.986000 12,298,278.00 99.986000 12,298,278.00 0.00 0.79
Base 99.986000 12,298,278.00 99.986000 12,298,278.00 0.00 0.79
71708EUL7 PFIZER INC 0.93 20 Jul 2017
25,000,000.000 Local 99.873417 24,968,354.17 99.873417 24,968,354.17 0.00 1.60
Base 99.873417 24,968,354.17 99.873417 24,968,354.17 0.00 1.60
74005HTK8 PRAXAIR INC 0.86 19 Jun 2017
25,000,000.000 Local 99.957000 24,989,250.00 99.957000 24,989,250.00 0.00 1.60
Base 99.957000 24,989,250.00 99.957000 24,989,250.00 0.00 1.60
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: May 31, 2017 View Date: June 8, 2017
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
74005HTW2 PRAXAIR INC 0.85 30 Jun 2017
20,000,000.000 Local 99.931528 19,986,305.55 99.931528 19,986,305.55 0.00 1.28
Base 99.931528 19,986,305.55 99.931528 19,986,305.55 0.00 1.28
77119LTE9 ROCHE HOLDING INC 0.82 14 Jun 2017
20,000,000.000 Local 99.970389 19,994,077.78 99.970389 19,994,077.78 0.00 1.28
Base 99.970389 19,994,077.78 99.970389 19,994,077.78 0.00 1.28
77119LTK5 ROCHE HOLDING INC 0.84 19 Jun 2017
14,000,000.000 Local 99.958000 13,994,120.00 99.958000 13,994,120.00 0.00 0.90
Base 99.958000 13,994,120.00 99.958000 13,994,120.00 0.00 0.90
8225X2V19 SHELL INTNL FNC B.V 1.1 01 Aug 2017
2,000,000.000 Local 99.813611 1,996,272.22 99.813611 1,996,272.22 0.00 0.13
Base 99.813611 1,996,272.22 99.813611 1,996,272.22 0.00 0.13
88580CTCO 3M CO 0.82 12 Jun 2017
50,000,000.000 Local 99.974944 49,987,472.22 99.974944 49,987,472.22 0.00 3.21
Base 99.974944 49,987,472.22 99.974944 49,987,472.22 0.00 3.21
89233GT97 TOYOTA MOTOR CREDIT 0.01 09 Jun 2017
20,000,000.000 Local 99.978222 19,995,644.44 99.978222 19,995,644.44 0.00 1.28
Base 99.978222 19,995,644.44 99.978222 19,995,644.44 0.00 1.28
9113A2TCO UNITED PARCEL SERVIC 0.8 12 Jun 2017
25,000,000.000 Local 99.975556 24,993,888.89 99.975556 24,993,888.89 0.00 1.60
Base 99.975556 24,993,888.89 99.975556 24,993,888.89 0.00 1.60
912796LQ0 TREASURY BILL 08/17 0.00000 0.82 24 Aug 2017
10,000,000.000 Local 99.808667 9,980,866.67 99.808667 9,980,866.67 0.00 0.64
Base 99.808667 9,980,866.67 99.808667 9,980,866.67 0.00 0.64
912796LT4 TREASURY BILL 09/17 0.00000 0.906 07 Sep 2017
20,000,000.000 Local 99.753367 19,950,673.33 99.742700 19,948,540.00 -2,133.33 1.28
Base 99.753367 19,950,673.33 99.742700 19,948,540.00 -2,133.33 1.28
91411STK6 RGTS OF UNIV OF CA 0.93 19 Jun 2017
15,000,000.000 Local 99.953500 14,993,025.00 99.953500 14,993,025.00 0.00 0.96
Base 99.953500 14,993,025.00 99.953500 14,993,025.00 0.00 0.96
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND: STATE STREET.
As of: May 31, 2017 View Date: June 8, 2017
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.85 03 Aug 2017
7,135,730.750  Local 100.000000 7,135,730.75 100.000000 7,135,730.75 0.00 0.46
Base 100.000000 7,135,730.75 100.000000 7,135,730.75 0.00 0.46
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.92 12 Oct 2017
2,369,334.110 Local 100.000000 2,369,334.11 100.000000 2,369,334.11 0.00 0.15
Base 100.000000 2,369,334.11 100.000000 2,369,334.11 0.00 0.15
92646KT51 VICTORY RECEIVABLES 1.04 05 Jun 2017
15,000,000.000 Local 99.988444 14,998,266.67 99.988444 14,998,266.67 0.00 0.96
Base 99.988444 14,998,266.67 99.988444 14,998,266.67 0.00 0.96
92646KTD4 VICTORY RECEIVABLES 1.04 13 Jun 2017
25,000,000.000 Local 99.965333 24,991,333.33 99.965333 24,991,333.33 0.00 1.60
Base 99.965333 24,991,333.33 99.965333 24,991,333.33 0.00 1.60
927YHY004 RBC CAPITAL MARKETS REPO 04/16 VAR 0.78 01 Jun 2017
58,737,967.970  Local 100.000000 58,737,967.97 100.000000 58,737,967.97 0.00 3.77
Base 100.000000 58,737,967.97 100.000000 58,737,967.97 0.00 3.77
930ABD003 FIDELITY INVESTMENTS MONEY 1.02 01 Jun 2017
50,345,618.120 Local 100.000000 50,345,618.12 100.000000 50,345,618.12 0.00 3.23
Base 100.000000 50,345,618.12 100.000000 50,345,618.12 0.00 3.23
93114ETK3 WAL-MART STORES INC 0.85 19 Jun 2017
20,000,000.000 Local 99.957500 19,991,500.00 99.957500 19,991,500.00 0.00 1.28
Base 99.957500 19,991,500.00 99.957500 19,991,500.00 0.00 1.28
94989RJH2 WELLS FARGO BANK NA 1.2 26 Sep 2017
25,000,000.000 Local 100.000000 25,000,000.00 100.020937 25,005,234.25 5,234.25 1.61
Base 100.000000 25,000,000.00 100.020937 25,005,234.25 5,234.25 1.61
96327RT79 WHEELS INC 1.03 07 Jun 2017
15,000,000.000 Local 99.982833 14,997,425.00 99.982833 14,997,425.00 0.00 0.96
Base 99.982833 14,997,425.00 99.982833 14,997,425.00 0.00 0.96
979QHT009 WELLS FARGO REPO 0.81 01 Jun 2017
220,000,000.000 Local 100.000000 220,000,000.00 100.000000 220,000,000.00 0.00 14.13
Base 100.000000 220,000,000.00 100.000000 220,000,000.00 0.00 14.13
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: May 31, 2017 View Date: June 8, 2017
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
979QRC005 BANK OF AMERICA REPO 0.75 01 Jun 2017
100,000,000.000 Local 100.000000 100,000,000.00 100.000000 100,000,000.00 0.00 6.42
Base 100.000000 100,000,000.00 100.000000 100,000,000.00 0.00 6.42
US DOLLAR Total
1,523,588,650.950  Local 1,522,866,945.54 1,522,870,194.27 3,248.73 97.79
Original Face: 36,050,000.000 Base 1,522,866,945.54 1,522,870,194.27 3,248.73 97.79
CASH EQUIVALENT Total
1,523,588,650.950 Base 1,522,866,945.54 1,522,870,194.27 3,248.73 97.79
Original Face: 36,050,000.000
FIXED INCOME
US DOLLAR Exchange Rate: 1.000000
24422ESZ3 JOHN DEERE CAPITAL CORP SR UNSECURED 07/17 VAR 1.60761 11 Jul 2017
4,000,000.000 Local 100.059750 4,002,390.00 100.059750 4,002,390.00 0.00 0.26
Base 100.059750 4,002,390.00 100.059750 4,002,390.00 0.00 0.26
44931PAA4 HYUNDAI AUTO RECEIVABLES TRUST HART 2017 A A1 1.1 16 Apr 2018
4,246,908.390 Local 100.000000 4,246,908.39 99.992080 4,246,572.03 -336.36 0.27
Original Face: 7,000,000.000 Base 100.000000 4,246,908.39 99.992080 4,246,572.03 -336.36 0.27
US DOLLAR Total
8,246,908.390 Local 8,249,298.39 8,248,962.03 -336.36 0.53
Original Face: 7,000,000.000 Base 8,249,298.39 8,248,962.03 -336.36 0.53
FIXED INCOME Total
8,246,908.390 Base 8,249,298.39 8,248,962.03 -336.36 0.53

Original Face: 7,000,000.000

& Issue has redenominated but Local is not converted

Page 7 # Issue has not been redenominated but Local is converted

Books Closed

Prepared by State Street



Holdings

ST OF AZ POOL 5 LGIP

STATE OF ARIZONA
FUND:  ATZF STATE STREET.

As of: May 31, 2017 View Date: June 8, 2017

Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
FUNDTotal

1,504,935,276.07 100.00

1,505,651,679.110 Base
Original Face: 43,050,000.000

1,504,932,363.70
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Holdings
Currency Summary

Asof:  May 31,2017

ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:

View Date:

ATZF
June 8, 2017

STATE STREET.

Base Currency:USD - US DOLLAR

% Currency

Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
US DOLLAR Exchange Rate: 1.000000
CASH
-26,183,880.230  Local -26,183,880.23 -26,183,880.23 1.68 0.00 0.00
Base -26,183,880.23 -26,183,880.23 1.68 0.00 0.00 0.00
CASH EQUIVALENT
1,523,588,650.950 Local 1,522,866,945.54 1,522,870,194.27 97.79 3,248.73 3,248.73
Original Face: 36,050,000.000 Base 1,522,866,945.54 1,522,870,194.27 97.79 3,248.73 0.00 3,248.73
FIXED INCOME
8,246,908.390 Local 8,249,298.39 8,248,962.03 0.53 -336.36 -336.36
Original Face: 7,000,000.000 Base 8,249,298.39 8,248,962.03 0.53 -336.36 0.00 -336.36
US DOLLAR Total
1,505,651,679.110 Local 1,504,932,363.70 1,504,935,276.07 100.00 2,912.37 2,912.37
Original Face: 43,050,000.000 Base 1,504,932,363.70 1,504,935,276.07 100.00 2,912.37 0.00 2,912.37
FUND Total
1,505,651,679.110 Base 1,504,932,363.70 1,504,935,276.07 100.00 2,912.37 0.00 2,912.37

Original Face:

43,050,000.000
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Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
Asset Summary FUND: ATZF STATE STREET.
As of: May 31, 2017 View Date: June 8, 2017
Base Currency: USD - US DOLLAR
Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CASH
US DOLLAR
-26,183,880.230 -26,183,880.23 -26,183,880.23 1.68 0.00 0.00 0.00
CASH Total
-26,183,880.230 -26,183,880.23 -26,183,880.23 1.68 0.00 0.00 0.00
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ST OF AZ POOL 5 LGIP

Holdings
STATE OF ARIZONA
Asset Summary FUND: ATZF STATE STREET
Asof:  May 31, 2017 View Date: June 8, 2017
Base Currency: USD - US DOLLAR
Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CASH EQUIVALENT
US DOLLAR
1,523,588,650.950 1,522,866,945.54 1,522,870,194.27 97.79 3,248.73 0.00 3,248.73
CASH EQUIVALENT Total
1,523,588,650.950 1,522,866,945.54 1,522,870,194.27 97.79 3,248.73 0.00 3,248.73
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ST OF AZ POOL 5 LGIP

Holdings
STATE OF ARIZONA
Asset Summary FUND: ATZF STATE STREET
As of: May 31, 2017 View Date: June 8, 2017
Base Currency: USD - US DOLLAR
Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
FIXED INCOME
US DOLLAR
8,246,908.390 8,249,298.39 8,248,962.03 0.53 -336.36 0.00 -336.36
FIXED INCOME Total
8,246,908.390 8,249,298.39 8,248,962.03 0.53 -336.36 0.00 -336.36
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STATE STREET.

Base Currency: USD - US DOLLAR

Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls

FUND Total
1,505,651,679.110 1,504,932,363.70 1,504,935,276.07 100.00 2,912.37 0.00 2,912.37
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Holdmgs ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
A By FUND: — ATZE STATE STREET
As of: May 31, 2017 View Date: June 8, 2017
Base Currency: USD - US DOLLAR
Notional Par Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CASH
-26,183,880.230 -26,183,880.23 -26,183,880.23 1.68 0.00 0.00 0.00
0.00 GN 0.00 GN 0.00 GN
0.00 LS 0.00 LS 0.00 LS
CASH EQUIVALENT
1,523,588,650.950 1,522,866,945.54 1,522,870,194.27 97.79 3,248.73 0.00 3,248.73
5,382.06 GN 0.00 GN 5,382.06 GN
-2,133.33 LS 0.00 LS -2,133.33 LS
Original Face: 36,050,000.000
FIXED INCOME
8,246,908.390 8,249,298.39 8,248,962.03 0.53 -336.36 0.00 -336.36
0.00 GN 0.00 GN 0.00 GN
-336.36 LS 0.00 LS -336.36 LS
Original Face: 7,000,000.000
FUND Total
0.000 1,505,651,679.110 1,504,932,363.70 1,504,935,276.07 100.00 2,912.37 0.00 2,912.37
5,382.06 GN 0.00 GN 5,382.06 GN
-2,469.69 LS 0.00 LS -2,469.69 LS
Original Face: 43,050,000.000
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